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Standard Deviation 0.54 %
Sharpe Ratio 1.71
Portfolio Duration 2090
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1. A0WIAB9INNSIUBUIUaIVaISNSIMENIDY (Interest Rate Risk)

2. poWEBISAoUANUNSNTUNTSENS:HT (Credit Risk)

3. AUIFINNNISYIRANIWAGDY (Liquidity Risk)
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(Structure Note)

5. ADIABIANUSNSANIUABU (Currency Risk)

6. A0WIFBIVeuUs:InFARaINU (Country Risk)

7. AWIABIINNNSITAnS sNssUBoVIE0anUn IfetoariunouIde (Hedging) Kiale

IWUUs:ﬁnSn’\WTumsu%’\sna\]r]u (efficient portfolio management)
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Information Ratio** -2.58 -1.27 0.89 0.58 0.36 -0.61
Standard Devitation 0.57 0.67 0.66 0.51 0.54 0.53
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2569%* 2568 2567 2566 2565
ES-ABRMF -0.21 3.64 3.17
IncurivInsgIu 17 0.00 3.14 3.12 1.48 0.77
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(1) MTM Corporate BBB 1-3 Year Total Retum Index 10.00% | MTM Government 1-3 Total Retum Index 60.00% | TBMA Government Short-term Bond

100,000 +

Index 10.00% | THOR Index adjusted by hedging cost plus a composite of 1-year BBB-rated corporate spreads 20.00%
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57.20 41.71 1.40 0.29 -0.60
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SuAuAoWLNGafios:Au [IRCIOV/ZYY AA A BBB <BBB Unrated
anna 12.66 19.86 11.68 4.22 - -

unowUnEoetie GOV/AAA AA A BBB  <BBB Unrated
szauUs:INFA 37.87 14.93 36.97 9.14 - -
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1 WusUnssUNASIKIUS:INAINENOAR 5/FRB363/68 6.48
2 WUSURSSUNASIKIUS:INAINENoRR 7/FRB364/68 3.88
3 WUSUASSUNASIKIUS:INAINENOAn 24/FRB183/68 3.85
4 WUSURSSUNASIKIUS:INAINENoRAR 3/FRB364/68 3.64
5 Monetary Authority of Singapore Bill 3.17
6 Monetary Authority of Singapore Bill 3.16
7 Debenture of HONGKONG & SHANGHAI BK 2.59
8 Export-Import Bank of Korea 2.59
9 Ruiveuustn 1Uas3 gAINeS $1AA (UMBL) ASIA 1/2559 ¥AR 4 ASUrKUALinoUT w.A. 2569 2.31
10 Debenture of RAIFFS 0.85 05/14/29 212
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